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The objective of this course aims at training students to have basic ability
of financial research, including data identification, collecting, analysis, and the
related financial econometric methods. The contents of this course contain
basic statistics analysis, statistical testing, regression analysis, advanced
regression analysis, dummy variable application, time series analysis, vector
autoregression and GARCH model. Moreover, this course also introduces some
empirical finance research issues related to volatility estimation for students,
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HHR, RIEEEFESN. to financial research. The
teaching goal is to make
students to have ability of
doing academic reseach and
comprehend empirical
analysis,
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